On the exact null distribution of the generalised likelihood ratio test for analysing unreplicated factorial designs.
Al-Shiha and Yang (1999) proposed a multistage procedure for analysing unreplicated factorial experiments, which is based on the statistic that is derived from the generalised likelihood ratio test statistic under the assumption of normality. It was shown by their simulation study that the method is quite competitive with Lenth's (1989) method. In their paper, because of the difficulty of determining the null distribution analytically, the quantiles of the null distribution were empirically simulated. In this paper, we give the exact null distribution of their test statistic, which makes it possible to calculate the critical values of the test.